Island County

ISLAND CO TREASURER'S INVESTM
Portfolio Summary Statistics
Sorted by Fund

June 30, 2022

% of the Market Accrued

Investment Type Par Value Book Value Market Value Portfolio Price WAM WAC YTM YTW Interest Unrealized G/L
Agency Floater 2,000,000.00 2,000,000.00 2,009,820.00 0.87 100.491 1,188 0 1.312 1.312 4,918.33 9,820.00
Federal Agency Callables 124,290,000.00 124,209,106.87 116,540,539.80 53.78 93.761 1,157 114 1.028 1.010 210,088.84 -7,668,567.07
Federal Agency Coupon 17,630,000.00 17,667,486.38 16,745,917.55 7.65 95.003 974 0 1.046 1.046 47,301.86 -921,568.83
IBRD-Supra National 2,000,000.00 2,000,654.54 1,833,940.00 0.87 91.697 1,215 0 0.490 0.490 1,750.00 -166,714.54
Money Market Accounts 0.00 0.00 0.00 0.00 0.000 0 0 0.00 0.00
Municipal Bonds 28,340,000.00 28,795,267.11 27,260,432.65 12.47 96.128 661 0 1.316 1.316 178,105.63 -1,534,834.46
State Pool (LGIP) 43,306,332.09 43,306,332.09 43,306,332.09 18.75 100.000 1 0 1.001 1.001 42,497.11 0.00
Treasury Coupon Securities 13,000,000.00 12,962,291.71 12,201,920.00 5.61 93.871 1,190 0 1.356 1.356 19,218.72 -760,371.71

230,566,332.09 230,941,138.70 219,898,902.09 100 % 95.368 867 114 1.077 1.067 503,880.49 -11,042,236.61

Report Totals:
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Treasurer’s Monthly Report
Financial Data as of June 30, 2022
To be presented at Work Session July 20, 2022

¢ Investment Rates and Balances as of June 30, 2022:

ICT Investment Pool 1.08%

WA State Treasurer LGIP 1.00%

US Treasury, 3 month 1.70%

US Treasury, 6 month 2.48%

US Treasury, 1 year 2.75%

US Treasury, 2 year 2.96%

US Treasury, 3 year 3.01%

US Treasury, 4 year 3.06%

US Treasury, 5 year 3.04%
County (Residual) Investment in ICTIP 56% $128,532,343
Junior Taxing Districts’ Investment in ICTIP 46% $102,033,989
Island County Treasurer’s Investment Pool $230,566,332
Junior Taxing Districts’ Non-Pool Investments $ 0
Total Investments Managed by the Treasurer $230,566,332

e Cash Held for Daily Needs in Depositaries:

Key Bank $ 11,225,828
Whidbey Island Bank $ 2,777,590
Total Cash Balances $ 14,003,418

e 19% of our investment pool is currently liquid and 23% is < 1-year maturity (assuming no calls).
Liquidity of total funds including bank balances is 23%, which satisfies our Investment Policy
requirement of 20% minimum liquidity.



Investment Earnings Rate Comparison, January 2019 - June 2022
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